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表2 Informationcritique
VAR.foryJE,yUt
Laglength 1 2 3
AIC -5.67 -5.59 -5.39










Ut1 Std,Err. 1 2 3 Std,Err. 1 2 3 Std,Err. 1 2 30.14 100 0 0 0.10 0.67 99.3 0 0.03 0.7
2 6.50 92.82 0.18 99.3 0.67 0.02 0.14 4.24 95.4 0.34 0.0
4 0.48 19.2 80.33 0.21 97.9 2.09 0.03 0.18 8.61 90.5 0.92
0.05 0.41 33.2 66.35 0.23 93.2 6.73 0.03 0.23 16.6 81.1 2
.23 0.07 0.46 54.8 44.710 0.26 77.6 22.0 0.43 0.33 27.8 6
7.5 4.64 0.12 8.15 69.9 21.920 0.32 60.2 37.0 2.86 0.46 3
3.8 59.7 6.58 0.21 23.9 63.1 13.050 0.46 49.1 45.0 5.91 0.67 364 5 782 35 3 5 563 0
3表4 Cointegrationt
eststatistics71test(tracetest)Nul Alter. Saisti 95%Crit
icalvaluer-0 γ-3
30.8 29.7γ-1 γ-3
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Variable yAt yJE yUl
yAt 0.16 0.76 -1.5
yJf -0.7 -2.1 1.19
Yut 0.00 0.29 -0.7
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